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Lampiran 1 

Daftar Sampel Perusahaan Sektor Consumer Cyclicals 

No. Kode Nama Perusahaan Nama Sub-Industri 

1. ABBA Mahaka Media Tbk. Penerbitan 

2. ACES Ace Hardware Indonesia Tbk. Ritel Barang Rumah Tangga 

3. ARTA Arthavest Tbk. Hotel, Resort & Kapal Pesiar 

4. AUTO Astra Otoparts Tbk. Suku Cadang Otomotif 

5. BATA Sepatu Bata Tbk. Alas Kaki 

6. BAYU Bayu Buana Tbk. Agen Perjalanan 

7. BELL Trisula Textile Industries Tbk. Tekstil  

8. BLTZ Graha Layar Prima Tbk. Fasilitas Rekreasi & Olahraga 

9. BOGA Bintang Oto Global Tbk. Ritel Otomotif 

10. BOLT Garuda Metalindo Tbk. Suku Cadang Otomotif 

11. BRAM Indo Kordsa Tbk. Ban  

12. CINT Chitose Internasional Tbk. Produsen Furnitur Rumah 

13. CSAP Catur Sentosa Adiprana Tbk.  Ritel Barang Rumah Tangga 

14. ECII Electronic City Indonesia Tbk. Ritel Elektronik 

15. ERAA Erajaya Swasembada Tbk. Ritel Elektronik 

16. ERTX Eratex Djaja Tbk. Pakaian, Aksesoris & Tas 

17. ESTI Ever Shine Tex Tbk. Tekstil 

18. FAST Fast Food Indonesia Tbk.  Rumah Makan 

19. FORU Fortune Indonesia Tbk.  Periklanan  

20. GDYR Goodyear Indonesia Tbk. Ban 

21. GEMA Gema Grahasarana Tbk. Produsen Furnitur Rumah 

22. GJTL Gajah Tunggal Tbk. Ban  

23. HOTL Saraswati Griya Lestari Tbk. Hotel, Resort & Kapal Pesiar 

24. HRTA Hartadinata Abadi Tbk. Pakaian, Aksesoris & Tas 

25. IKAI Intikeramik Alamasri Industri Tbk. Hotel, Resort & Kapal Pesiar 

26. IMAS Indomobil Sukses Internasional Tbk. Ritel Otomotif 

27. INDR Indo-Rama Synthetics Tbk. Tekstil  

28. INDS Indospring Tbk. Suku Cadang Otomotif 

29. JIHD 
Jakarta International Hotels & 

Development Tbk. 
Hotel, Resort & Kapal Pesiar 
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No. Kode Nama Perusahaan Nama Sub-Industri 

30. JSPT Jakarta Setiabudi Internasional Tbk. Hotel, Resort & Kapal Pesiar 

31. KICI Kedaung Indah Can Tbk. Perlengkapan Rumah Tangga 

32. KPIG MNC Land Tbk. Hotel, Resort & Kapal Pesiar 

33. LMPI Langgeng Makmur Industri Tbk. Perlengkapan Rumah Tangga 

34. LPIN Multi Prima Sejahtera Tbk. Suku Cadang Otomotif 

35. LPPF Matahari Department Store Tbk. Department Store 

36. MAPB MAP Boga Adiperkasa Tbk. Rumah Makan 

37. MAPI Mitra Adiperkasa Tbk. Ritel Pakaian & Tekstil 

38. MARI Mahaka Radio Integra Tbk. Penyiaran  

39. MASA Multistrada Arah Sarana Tbk. Ban 

40. MDIA Intermedia Capital Tbk. Penyiaran 

41. MICE Multi Indocitra Tbk. Perlengkapan Rumah Tangga  

42. MINA Sanurhasta Mitra Tbk. Hotel, Resort & Kapal Pesiar 

43. MNCN Media Nusantara Citra Tbk. Penyiaran 

44. MPMX Mitra Pinasthika Mustika Tbk. Ritel Otomotif 

45. MSKY MNC Sky Vision Tbk. Penyiaran Berbayar 

46. MYTX Asia Pacific Investama Tbk. Tekstil  

47. NASA Andalan Perkasa Abadi Tbk. Hotel, Resort & Kapal Pesiar 

48. PANR Panorama Sentrawisata Tbk. Agen Perjalanan 

49. PBRX Pan Brothers Tbk. Pakaian, Aksesoris & Tas 

50. PDES Destinasi Tirta Nusantara Tbk. Agen Perjalanan 

51. PJAA Pembangunan Jaya Ancol Tbk. Fasilitas Rekreasi & Olahraga 

52. PNSE Pudjiadi & Sons Tbk. Hotel, Resort & Kapal Pesiar 

53. POLY Asia Pacific Fibers Tbk. Tekstil  

54. PRAS Prima Alloy Steel Universal Tbk. Suku Cadang Otomotif 

55. PTSP 
Pioneerindo Gourmet International 

Tbk. 
Rumah Makan 

56. RALS Ramayana Lestari Sentosa Tbk. Department Store 

57. RICY Ricky Putra Globalindo Tbk. Pakaian, Aksesoris & Tas 

58. SCMA Surya Citra Media Tbk. Penyiaran 

59. SHID Hotel Sahid Jaya International Tbk. Hotel, Resort & Kapal Pesiar 

60. SMSM Selamat Sempurna Tbk. Suku Cadang Otomotif 
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No. Kode Nama Perusahaan Nama Sub-Industri 

61. SONA Sona Topas Tourism Industry Tbk. Department Store 

62. SSTM Sunson Textile Manufacture Tbk. Tekstil  

63. TFCO Tifico Fiber Indonesia Tbk. Tekstil  

64. TMPO Tempo Intimedia Tbk. Penerbitan  

65. TRIS Trisula International Tbk. Pakaian, Aksesoris & Tas 

66. TURI Tunas Ridean Tbk. Ritel Otomotif 

67. VIVA Visi Media Asia Tbk. Penyiaran 

68. WOOD Integra Indocabinet Tbk. Produsen Furnitur Rumah 
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Lampiran 2 

Daftar Sampel Perusahaan Sektor Consumer Non-Cyclicals 

No. Kode Nama Perusahaan Nama Sub-Industri 

1. AALI Astra Agro Lestari Tbk. Perkebunan & Tanaman Pangan 

2. ADES Akasha Wira International Tbk. Minuman Ringan 

3. ALTO Tri Banyan Tirta Tbk. Minuman Ringan 

4. AMRT Sumber Alfaria Trijaya Tbk. Supermarket 

5. ANJT Austindo Nusantara Jaya Tbk. Perkebunan & Tanaman Pangan 

6. BISI BISI International Tbk. Perkebunan & Tanaman Pangan 

7. BUDI Budi Starch & Sweetener Tbk. Makanan Olahan 

8. BWPT Eagle High Plantations Tbk. Perkebunan & Tanaman Pangan 

9. CAMP Campina Ice Cream Industry Tbk. Produk Susu Olahan 

10. CEKA Wilmar Cahaya Indonesia Tbk. Makanan Olahan 

11. CLEO Sariguna Primatirta Tbk. Minuman Ringan 

12. CPIN Charoen Pokphand Indonesia Tbk. Ikan, Daging & Produk Unggas 

13. DAYA Duta Intidaya Tbk. Ritel & Distributor Obat-obatan 

14. DLTA Delta Djakarta Tbk. Minuman Keras 

15. DSFI 
Dharma Samudera Fishing Industries 

Tbk. 
Ikan, Daging & Produk Unggas 

16. DSNG Dharma Satya Nusantara Tbk. Perkebunan & Tanaman Pangan 

17. EPMT Enseval Putera Megatrading Tbk. Ritel & Distributor Obat-obatan 

18. FISH FKS Multi Agro Tbk. Perkebunan & Tanaman Pangan 

19. GGRM Gudang Garam Tbk. Rokok 

20. HERO Hero Supermarket Tbk. Supermarket  

21. HMSP H.M. Sampoerna Tbk. Rokok  

22. HOKI Buyung Poetra Sembada Tbk. Makanan Olahan 

23. ICBP Indofood CBP Sukses Makmur Tbk. Makanan Olahan 

24. INDF Indofood Sukses Makmur Tbk. Makanan Olahan 

25. JAWA Jaya Agra Wattie Tbk. Perkebunan & Tanaman Pangan 

26. JPFA Japfa Comfeed Indonesia Tbk. Ikan, Daging & Produk Unggas 

27. KINO Kino Indonesia Tbk. Produk Perawatan Tubuh 

28. LSIP PP London Sumatra Indonesia Tbk. Perkebunan & Tanaman Pangan 

29. MAIN Malindo Feedmill Tbk. Ikan, Daging & Produk Unggas 
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No. Kode Nama Perusahaan Nama Sub-Industri 

30. MBTO Martina Berto Tbk. Produk Perawatan Tubuh 

31. MIDI Midi Utama Indonesia Tbk. Supermarket  

32. MLBI Multi Bintang Indonesia Tbk. Minuman Keras 

33. MPPA Matahari Putra Prima Tbk. Supermarket 

34. MRAT Mustika Ratu Tbk. Produk Perawatan Tubuh 

35. MYOR Mayora Indah Tbk. Makanan Olahan 

36. PALM Provident Agro Tbk. Perkebunan & Tanaman Pangan 

37. PCAR Prima Cakrawala Abadi Tbk. Ritel & Distributor Makanan 

38. PSDN Prasidha Aneka Niaga Tbk. Makanan Olahan 

39. RANC Supra Boga Lestari Tbk. Supermarket 

40. ROTI Nippon Indosari Corpindo Tbk. Makanan Olahan 

41. SDPC 
Millennium Pharmacon International 

Tbk. 
Ritel & Distributor Obat-obatan 

42. SGRO Sampoerna Agro Tbk. Perkebunan & Tanaman Pangan 

43. SIMP Salim Ivomas Pratama Tbk. Perkebunan & Tanaman Pangan 

44. SIPD Sreeya Sewu Indonesia Tbk. Ikan, Daging & Produk Unggas 

45. SKBM Sekar Bumi Tbk. Makanan Olahan 

46. SKLT Sekar Laut Tbk. Makanan Olahan 

47. SMAR Smart Tbk. Perkebunan & Tanaman Pangan 

48. SSMS Sawit Sumbermas Sarana Tbk. Perkebunan & Tanaman Pangan 

49. STTP Siantar Top Tbk. Makanan Olahan 

50. TBLA Tunas Baru Lampung Tbk. Makanan Olahan 

51. TCID Mandom Indonesia Tbk. Produk Perawatan Tubuh 

52. TGKA Tigaraksa Satria Tbk. Makanan Olahan 

53. ULTJ 
Ultra Jaya Milk Industry & Trading 

Company Tbk. 
Produk Susu Olahan 

54. UNSP Bakrie Sumatera Plantations Tbk. Perkebunan & Tanaman Pangan 

55. UNVR Unilever Indonesia Tbk. Produk Perawatan Tubuh 

56. WAPO Wahana Pronatural Tbk. Perkebunan & Tanaman Pangan 

57. WICO 
Wicaksana Overseas International 

Tbk. 
Ritel & Distributor Makanan 

58. WIIM Wismilak Inti Makmur Tbk. Rokok  
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Lampiran 3 

Perhitungan TATO, CR, ROE, DER, dan Return Saham Perusahaan Sektor 

Consumer Cyclicals 

 

No. Kode Tahun TATO CR ROE DER Return Saham 

1. ABBA 

2018 0.41 0.70 -0.18 1.59 0.92 

2019 0.61 0.79 -0.48 3.49 0.10 

2020 0.72 0.27 0.56 -3.14 -0.23 

2. ACES 

2018 1.36 6.49 0.23 0.26 0.29 

2019 1.23 5.58 0.22 0.42 0.00 

2020 1.02 5.96 0.14 0.39 0.15 

3. ARTA 

2018 0.20 7.77 0.02 0.17 2.39 

2019 0.20 7.07 0.00 0.18 -0.66 

2020 0.08 9.10 -0.03 0.15 -0.43 

4. AUTO 

2018 0.97 1.48 0.06 0.41 -0.29 

2019 0.96 1.61 0.07 0.37 -0.16 

2020 0.78 1.86 0.00 0.35 -0.10 

5. BATA 

2018 1.13 2.95 0.11 0.38 0.05 

2019 1.08 3.31 0.04 0.32 0.10 

2020 0.59 1.38 -0.37 0.62 -0.04 

6. BAYU 

2018 2.61 1.83 0.09 0.79 0.38 

2019 2.95 1.90 0.11 0.86 -0.39 

2020 0.80 2.07 0.00 0.74 -0.06 

7. BELL 

2018 1.18 1.80 0.07 0.81 0.14 

2019 1.21 1.44 0.08 1.13 1.17 

2020 0.97 1.37 -0.06 1.16 0.53 

8. BLTZ 

2018 0.67 0.66 0.03 0.52 -0.07 

2019 0.74 0.44 0.07 0.54 -0.36 

2020 0.11 0.17 -0.56 2.06 0.00 

9. BOGA 

2018 1.21 1.33 0.03 0.37 0.12 

2019 1.36 1.24 0.02 0.36 0.91 

2020 0.80 1.20 0.02 0.36 0.04 

10. BOLT 
2018 0.90 1.79 0.10 0.78 -0.02 

2019 0.95 2.01 0.07 0.66 -0.13 
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No. Kode Tahun TATO CR ROE DER Return Saham 

2020 0.70 1.61 -0.08 0.60 -0.06 

11. BRAM 

2018 0.89 2.15 0.09 0.35 -0.17 

2019 0.88 2.90 0.07 0.27 0.77 

2020 0.64 2.56 -0.02 0.26 -0.52 

12. CINT 

2018 0.75 2.71 0.03 0.26 -0.15 

2019 0.78 2.38 0.02 0.34 0.06 

2020 0.66 2.49 0.00 0.29 -0.21 

13. CSAP 

2018 1.88 1.23 0.05 1.98 0.20 

2019 1.83 1.14 0.03 2.34 -0.17 

2020 1.66 1.09 0.03 2.71 -0.14 

14. ECII 

2018 1.14 2.13 0.01 0.30 0.87 

2019 1.07 2.08 0.02 0.34 -0.11 

2020 0.94 2.40 -0.02 0.38 -0.35 

15. ERAA 

2018 2.74 1.30 0.18 1.63 1.99 

2019 3.38 1.50 0.07 0.96 -0.18 

2020 3.04 1.47 0.12 0.97 0.23 

16. ERTX 

2018 1.21 1.01 0.06 2.29 0.05 

2019 1.21 1.08 0.04 2.65 0.13 

2020 1.10 1.02 -0.05 2.76 -0.14 

17. ESTI 

2018 0.58 0.91 0.09 2.82 0.05 

2019 0.49 1.12 -0.21 3.54 -0.26 

2020 0.44 1.17 -0.04 3.20 -0.13 

18. FAST 

2018 2.01 1.90 0.14 0.94 0.16 

2019 1.97 1.65 0.15 1.05 0.53 

2020 1.30 1.06 -0.30 1.99 -0.15 

19. FORU 

2018 1.27 1.91 -0.12 0.96 -0.12 

2019 0.97 3.18 0.01 0.42 -0.10 

2020 0.87 5.73 -0.63 0.25 0.38 

20. GDYR 

2018 1.27 0.69 0.01 1.32 0.14 

2019 1.16 0.61 -0.02 1.30 0.03 

2020 0.93 0.66 -0.16 1.58 -0.29 

21. GEMA 2018 1.19 1.29 0.05 1.32 0.63 



85 
 

No. Kode Tahun TATO CR ROE DER Return Saham 

2019 1.23 1.24 0.08 1.36 0.07 

2020 1.01 1.13 0.00 1.62 0.02 

22. GJTL 

2018 0.78 1.50 -0.01 2.35 -0.04 

2019 0.85 1.49 0.04 2.02 -0.10 

2020 0.76 1.61 0.05 1.59 0.12 

23. HOTL 

2018 0.10 1.64 -0.03 2.18 0.07 

2019 0.09 4.35 -0.02 2.64 0.53 

2020 0.04 0.88 -0.15 3.05 -0.68 

24. HRTA 

2018 1.79 3.69 0.11 0.41 0.03 

2019 1.40 10.07 0.12 0.91 -0.35 

2020 1.46 12.76 0.13 1.09 0.22 

25. IKAI 

2018 0.01 0.47 0.09 0.68 3.98 

2019 0.06 0.79 -0.08 0.48 -0.57 

2020 0.07 0.48 -0.09 0.53 -0.32 

26. IMAS 

2018 0.44 0.75 0.00 3.02 1.45 

2019 0.42 0.77 0.01 3.75 -0.47 

2020 0.31 0.76 -0.05 2.81 0.38 

27. INDR 

2018 1.04 1.04 0.18 1.31 3.74 

2019 1.02 1.04 0.10 1.05 -0.59 

2020 0.77 1.09 0.02 1.03 0.26 

28. INDS 

2018 0.97 5.21 0.05 0.13 0.76 

2019 0.74 5.83 0.04 0.10 0.04 

2020 0.58 6.17 0.02 0.10 -0.13 

29. JIHD 

2018 0.22 0.87 0.03 0.32 0.06 

2019 0.21 0.71 0.03 0.37 0.13 

2020 0.13 0.54 -0.01 0.38 -0.19 

30. JSPT 

2018 0.30 2.01 0.14 0.56 -0.61 

2019 0.23 1.73 0.04 0.69 0.06 

2020 0.10 1.78 -0.08 0.91 -0.17 

31. KICI 

2018 0.56 6.11 -0.01 0.63 0.66 

2019 0.60 7.58 -0.04 0.75 -0.29 

2020 0.57 7.83 0.00 0.94 0.05 
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No. Kode Tahun TATO CR ROE DER Return Saham 

32. KPIG 

2018 0.06 3.91 0.05 0.35 0.09 

2019 0.04 2.86 0.01 0.24 -0.02 

2020 0.02 1.86 0.01 0.26 -0.22 

33. LMPI 

2018 0.58 1.39 -0.14 1.38 -0.14 

2019 0.70 1.19 -0.14 1.55 -0.38 

2020 0.74 1.12 -0.17 1.83 -0.04 

34. LPIN 

2018 0.32 7.92 0.12 0.10 -0.24 

2019 0.27 13.04 0.10 0.07 0.14 

2020 0.31 9.05 0.02 0.09 -0.14 

35. LPPF 

2018 2.03 1.10 0.60 1.77 -0.44 

2019 2.13 1.06 0.78 1.77 -0.25 

2020 0.77 0.56 -1.50 9.87 -0.70 

36. MAPB 

2018 1.48 1.05 0.10 0.61 -0.06 

2019 1.50 0.98 0.13 0.67 -0.06 

2020 0.84 0.57 -0.16 1.39 -0.20 

37. MAPI 

2018 1.50 1.35 0.13 1.08 0.30 

2019 1.56 1.44 0.16 0.89 0.31 

2020 0.84 1.11 -0.09 1.72 -0.25 

38. MARI 

2018 0.43 4.95 0.15 0.52 0.98 

2019 0.42 3.12 0.13 0.44 -0.26 

2020 0.23 6.17 -0.25 0.61 -0.53 

39. MASA 

2018 0.54 0.88 -0.22 1.60 1.57 

2019 0.71 1.78 -0.06 1.31 -0.36 

2020 0.65 1.60 0.15 0.97 1.16 

40. MDIA 

2018 0.33 2.59 -0.06 1.25 -0.21 

2019 0.25 1.56 0.03 1.44 -0.63 

2020 0.19 1.52 0.04 1.60 0.12 

41. MICE 

2018 0.69 1.96 0.05 0.46 0.06 

2019 0.68 1.64 0.06 0.54 -0.06 

2020 0.65 1.70 0.00 0.47 -0.14 

42. MINA 
2018 0.09 16.14 0.02 0.02 0.98 

2019 0.07 16.21 0.01 0.03 -0.35 
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No. Kode Tahun TATO CR ROE DER Return Saham 

2020 0.03 8.90 -0.09 0.04 -0.90 

43. MNCN 

2018 0.46 3.41 0.15 0.54 -0.46 

2019 0.47 3.57 0.19 0.42 1.36 

2020 0.42 3.85 0.13 0.31 -0.30 

44. MPMX 

2018 1.33 2.13 0.42 0.36 -0.07 

2019 1.73 2.01 0.06 0.32 -0.27 

2020 1.21 1.54 0.02 0.46 -0.26 

45. MSKY 

2018 0.53 0.28 -0.11 1.36 -0.03 

2019 0.56 0.98 -0.03 0.53 0.92 

2020 0.44 1.24 -0.08 0.73 -0.45 

46. MYTX 

2018 0.62 0.43 -0.71 14.69 -0.14 

2019 0.50 0.44 -0.77 10.82 -0.47 

2020 0.36 0.38 -3.41 114.29 -0.11 

47. NASA 

2018 0.01 7.23 0.00 0.08 0.45 

2019 0.01 8.02 0.00 0.06 0.19 

2020 0.00 3.18 -0.01 0.05 -0.86 

48. PANR 

2018 1.12 1.23 -0.03 1.18 -0.33 

2019 0.91 1.46 -0.02 1.23 -0.10 

2020 0.45 0.92 -0.30 1.49 -0.54 

49. PBRX 

2018 1.06 6.46 0.06 1.31 0.03 

2019 1.01 6.51 0.06 1.49 -0.07 

2020 0.99 2.46 0.07 1.47 -0.52 

50. PDES 

2018 1.13 0.91 0.01 1.15 0.17 

2019 1.02 1.77 -0.08 1.28 -0.44 

2020 0.22 0.40 -0.92 2.57 -0.50 

51. PJAA 

2018 0.29 0.80 0.10 1.05 -0.05 

2019 0.33 1.03 0.11 0.90 -0.22 

2020 0.10 0.30 -0.22 1.29 -0.39 

52. PNSE 

2018 0.48 1.01 -0.04 0.62 -0.47 

2019 0.47 1.21 -0.05 0.75 -0.50 

2020 0.19 0.80 -0.24 0.88 2.22 

53. POLY 2018 2.01 0.12 -0.01 -1.26 1.11 
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No. Kode Tahun TATO CR ROE DER Return Saham 

2019 1.65 0.12 0.01 -1.26 -0.61 

2020 1.13 0.11 0.02 -1.24 0.02 

54. PRAS 

2018 0.35 0.77 0.01 1.38 -0.20 

2019 0.21 0.60 -0.07 1.57 -0.23 

2020 0.18 2.38 -0.01 2.21 -0.10 

55. PTSP 

2018 2.03 1.07 0.12 0.87 0.01 

2019 2.05 1.00 0.15 0.85 -0.38 

2020 0.98 0.67 -0.34 1.61 -0.18 

56. RALS 

2018 1.09 3.25 0.15 0.37 0.18 

2019 0.99 3.54 0.16 0.36 -0.25 

2020 0.48 3.46 -0.04 0.42 -0.27 

57. RICY 

2018 1.37 1.22 0.04 2.46 0.09 

2019 1.33 1.20 0.04 2.54 -0.09 

2020 0.74 1.33 -0.21 3.66 -0.23 

58. SCMA 

2018 0.80 4.12 0.27 0.21 -0.25 

2019 0.82 3.60 0.19 0.22 -0.25 

2020 0.75 2.34 0.30 0.74 0.62 

59. SHID 

2018 0.13 2.97 0.00 0.59 1.77 

2019 0.11 3.25 -0.01 0.58 -0.20 

2020 0.04 2.35 -0.06 0.62 -0.25 

60. SMSM 

2018 1.40 3.94 0.29 0.30 0.12 

2019 1.27 4.64 0.26 0.27 0.06 

2020 0.96 5.76 0.20 0.27 -0.07 

61. SONA 

2018 1.58 2.56 0.16 0.64 1.48 

2019 1.57 4.29 0.09 0.33 0.05 

2020 0.29 7.49 -0.19 0.21 0.00 

62. SSTM 

2018 0.73 2.23 0.01 1.61 0.19 

2019 0.69 1.59 -0.08 1.57 0.17 

2020 0.46 1.49 -0.08 1.59 0.08 

63. TFCO 

2018 0.71 4.35 0.00 0.09 -0.16 

2019 0.60 5.51 -0.02 0.08 -0.29 

2020 0.47 5.19 0.00 0.10 0.00 
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64. TMPO 

2018 0.69 2.44 0.01 0.63 -0.33 

2019 0.74 2.25 0.00 0.58 -0.08 

2020 0.52 1.74 -0.21 0.89 -0.13 

65. TRIS 

2018 1.21 1.60 0.04 0.83 -0.29 

2019 1.29 1.82 0.04 0.74 0.21 

2020 1.07 1.79 -0.01 0.66 -0.22 

66. TURI 

2018 2.22 1.45 0.16 0.70 0.05 

2019 2.07 1.47 0.15 0.59 -0.24 

2020 1.44 1.69 0.01 0.49 0.44 

67. VIVA 

2018 0.30 1.14 -0.66 3.74 -0.60 

2019 0.25 0.62 -0.47 6.46 -0.43 

2020 0.21 0.49 -3.77 39.03 -0.33 

68. WOOD 

2018 0.46 1.27 0.10 0.87 1.52 

2019 0.39 1.30 0.08 1.04 0.11 

2020 0.50 1.33 0.10 0.96 -0.18 
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Lampiran 4 

Perhitungan TATO, CR, ROE, DER, dan Return Saham Perusahaan Sektor 

Consumer Non-Cyclicals 

 

No. Kode Tahun TATO CR ROE DER Return Saham 

1. AALI 

2018 0.71 1.46 0.08 0.38 -0.10 

2019 0.65 2.85 0.01 0.42 0.23 

2020 0.68 3.31 0.05 0.44 -0.15 

2. ADES 

2018 0.91 1.39 0.11 0.83 0.04 

2019 0.93 2.00 0.15 0.45 0.14 

2020 0.70 2.97 0.19 0.37 0.40 

3. ALTO 

2018 0.26 0.76 -0.09 1.87 0.03 

2019 0.31 0.88 -0.02 1.90 -0.01 

2020 0.29 0.83 -0.03 1.97 -0.23 

4. AMRT 

2018 3.01 1.15 0.11 2.68 0.53 

2019 3.04 1.12 0.17 2.49 -0.06 

2020 2.92 0.88 0.14 2.40 -0.09 

5. ANJT 

2018 0.25 1.67 0.00 0.56 -0.04 

2019 0.21 2.13 -0.01 0.61 -0.13 

2020 0.26 2.34 0.01 0.61 -0.27 

6. BISI 

2018 0.82 5.48 0.17 0.20 -0.07 

2019 0.77 4.14 0.13 0.27 -0.37 

2020 0.62 5.81 0.11 0.19 -0.02 

7. BUDI 

2018 0.78 1.00 0.04 1.77 0.02 

2019 1.00 1.01 0.05 1.33 0.07 

2020 0.92 1.14 0.05 1.24 -0.04 

8. BWPT 

2018 0.19 0.59 -0.08 1.79 -0.10 

2019 0.16 0.66 -0.25 2.42 -0.04 

2020 0.15 0.92 -0.32 3.32 -0.08 

9. CAMP 

2018 0.96 10.84 0.07 0.13 -0.71 

2019 0.97 12.63 0.08 0.13 0.08 

2020 0.88 13.27 0.05 0.13 -0.19 

10. CEKA 
2018 3.10 5.11 0.09 0.20 0.07 

2019 2.24 4.80 0.19 0.23 0.21 
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No. Kode Tahun TATO CR ROE DER Return Saham 

2020 2.32 4.66 0.14 0.24 0.07 

11. CLEO 

2018 1.00 1.64 0.10 0.31 0.88 

2019 0.87 1.17 0.17 0.62 0.78 

2020 0.74 1.72 0.15 0.47 -0.01 

12. CPIN 

2018 1.95 2.98 0.23 0.43 1.41 

2019 1.46 2.54 0.17 0.39 -0.10 

2020 1.36 2.53 0.16 0.33 0.00 

13. DAYA 

2018 1.33 1.21 0.03 1.52 0.11 

2019 1.50 0.78 0.11 3.31 0.43 

2020 1.25 0.68 -0.41 4.90 0.30 

14. DLTA 

2018 0.59 7.20 0.26 0.19 0.20 

2019 0.58 8.05 0.26 0.18 0.24 

2020 0.45 7.50 0.12 0.20 -0.35 

15. DSFI 

2018 1.61 1.36 0.05 1.22 -0.05 

2019 1.22 1.50 0.04 0.99 -0.01 

2020 0.98 1.40 -0.03 0.93 -0.18 

16. DSNG 

2018 0.41 1.03 0.12 2.21 -0.06 

2019 0.49 0.82 0.05 2.11 0.12 

2020 0.47 1.14 0.08 1.27 0.33 

17. EPMT 

2018 2.48 2.74 0.11 0.44 -0.30 

2019 2.55 2.89 0.09 0.42 -0.02 

2020 2.45 2.98 0.10 0.40 0.03 

18. FISH 

2018 2.37 1.29 0.11 2.97 0.69 

2019 2.40 1.18 0.10 2.64 -0.06 

2020 2.24 1.21 0.15 2.32 -0.31 

19. GGRM 

2018 1.39 2.06 0.17 0.53 0.00 

2019 1.41 2.06 0.21 0.54 -0.37 

2020 1.46 2.91 0.13 0.34 -0.23 

20. HERO 

2018 2.11 1.31 -0.33 0.61 -0.15 

2019 2.01 1.07 -0.01 0.65 0.13 

2020 1.84 0.68 -0.65 1.61 -0.07 

21. HMSP 2018 2.29 4.30 0.38 0.32 -0.22 
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2019 2.08 3.28 0.38 0.43 -0.43 

2020 1.86 2.45 0.28 0.64 -0.28 

22. HOKI 

2018 1.89 2.68 0.16 0.35 1.13 

2019 1.95 2.99 0.16 0.32 0.28 

2020 1.29 2.24 0.06 0.37 0.07 

23. ICBP 

2018 1.12 1.95 0.21 0.51 0.17 

2019 1.09 2.54 0.20 0.45 0.07 

2020 0.45 2.26 0.15 1.06 -0.14 

24. INDF 

2018 0.76 1.07 0.10 0.93 -0.02 

2019 0.80 1.27 0.11 0.77 0.06 

2020 0.50 1.37 0.11 1.06 -0.14 

25. JAWA 

2018 0.22 0.90 -0.45 4.11 -0.33 

2019 0.21 0.39 -0.72 7.95 -0.32 

2020 0.13 0.32 -1.26 13.32 0.07 

26. JPFA 

2018 1.46 1.73 0.19 1.31 0.65 

2019 1.46 1.66 0.15 1.24 -0.29 

2020 1.42 1.96 0.11 1.27 -0.05 

27. KINO 

2018 1.01 1.50 0.07 0.64 0.32 

2019 1.00 1.35 0.19 0.74 0.23 

2020 0.77 1.19 0.04 1.04 -0.21 

28. LSIP 

2018 0.40 4.66 0.04 0.20 -0.12 

2019 0.36 4.70 0.03 0.20 0.19 

2020 0.32 4.89 0.07 0.18 -0.07 

29. MAIN 

2018 1.55 1.70 0.15 1.29 0.89 

2019 1.60 1.18 0.08 1.29 -0.28 

2020 1.50 1.20 -0.02 1.36 -0.26 

30. MBTO 

2018 0.78 1.63 -0.38 1.16 -0.07 

2019 0.91 1.25 -0.28 1.51 -0.25 

2020 0.30 0.62 -0.34 0.67 0.01 

31. MIDI 

2018 2.16 0.73 0.15 3.59 0.02 

2019 2.33 0.78 0.17 3.09 0.07 

2020 2.14 0.65 0.14 3.24 0.67 
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32. MLBI 

2018 1.24 0.78 1.05 1.47 0.17 

2019 1.28 0.73 1.05 1.53 -0.03 

2020 0.68 0.89 0.20 1.03 -0.37 

33. MPPA 

2018 2.22 0.86 -0.78 3.18 -0.66 

2019 2.27 0.73 -1.04 6.20 -0.08 

2020 1.50 0.56 -2.19 23.42 -0.25 

34. MRAT 

2018 0.59 3.11 -0.01 0.39 -0.13 

2019 0.57 2.89 0.00 0.45 -0.15 

2020 0.57 2.21 -0.02 0.63 0.10 

35. MYOR 

2018 1.37 2.65 0.21 1.06 0.30 

2019 1.31 3.44 0.21 0.92 -0.22 

2020 1.24 3.69 0.19 0.75 0.32 

36. PALM 

2018 0.22 1.50 -0.07 0.24 -0.21 

2019 0.08 0.95 -0.03 0.13 -0.23 

2020 0.06 0.98 0.52 0.05 0.72 

37. PCAR 

2018 1.50 3.61 -0.09 0.33 20.06 

2019 0.50 2.45 -0.12 0.48 -0.79 

2020 0.45 2.97 -0.25 0.62 -0.50 

38. PSDN 

2018 1.91 1.02 -0.19 1.87 -0.25 

2019 1.60 0.76 -0.15 3.34 -0.20 

2020 1.17 0.77 -0.44 5.37 -0.15 

39. RANC 

2018 2.61 1.56 0.10 0.79 -0.05 

2019 2.52 1.64 0.10 0.74 0.06 

2020 2.28 1.22 0.14 1.42 0.31 

40. ROTI 

2018 0.63 3.57 0.04 0.51 -0.06 

2019 0.71 1.69 0.08 0.51 0.08 

2020 0.72 3.83 0.05 0.38 0.05 

41. SDPC 

2018 1.99 1.17 0.08 4.14 -0.14 

2019 2.22 1.15 0.03 4.23 0.00 

2020 2.27 1.14 0.01 4.08 0.09 

42. SGRO 
2018 0.36 0.92 0.02 1.24 -0.08 

2019 0.35 0.42 0.01 1.28 0.00 
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2020 0.36 0.73 -0.05 1.57 -0.32 

43. SIMP 

2018 0.41 0.90 -0.01 0.90 -0.01 

2019 0.39 0.77 -0.04 0.96 -0.06 

2020 0.41 0.88 0.02 0.91 -0.03 

44. SIPD 

2018 1.43 1.10 0.03 1.60 0.10 

2019 1.64 1.18 0.09 1.70 -0.17 

2020 1.67 1.08 0.03 1.79 0.76 

45. SKBM 

2018 1.10 1.38 0.02 0.70 -0.03 

2019 1.16 1.33 0.00 0.76 -0.41 

2020 1.79 1.36 0.01 0.84 -0.21 

46. SKLT 

2018 1.40 1.22 0.09 1.20 0.36 

2019 1.62 1.29 0.12 1.08 0.07 

2020 1.62 1.54 0.10 0.90 -0.03 

47. SMAR 

2018 1.28 1.49 0.05 1.39 0.18 

2019 1.30 1.08 0.08 1.54 0.02 

2020 1.15 1.30 0.12 1.80 0.00 

48. SSMS 

2018 0.33 5.28 0.02 1.78 -0.17 

2019 0.28 2.51 0.00 1.91 -0.32 

2020 0.31 2.37 0.12 1.62 0.48 

49. STTP 

2018 1.07 1.85 0.15 0.60 -0.14 

2019 1.22 2.85 0.22 0.34 0.20 

2020 1.12 2.41 0.24 0.29 1.11 

50. TBLA 

2018 0.53 1.88 0.16 2.42 -0.29 

2019 0.49 1.63 0.12 2.24 0.15 

2020 0.56 1.49 0.12 2.30 -0.06 

51. TCID 

2018 1.08 5.86 0.09 0.24 -0.04 

2019 1.10 5.49 0.07 0.26 -0.36 

2020 0.86 10.25 -0.03 0.24 -0.41 

52. TGKA 

2018 3.71 1.71 0.26 1.79 0.29 

2019 4.46 2.16 0.31 1.15 0.45 

2020 3.71 2.18 0.30 1.10 0.50 

53. ULTJ 2018 0.99 4.40 0.15 0.16 0.04 
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2019 0.94 4.44 0.18 0.17 0.24 

2020 0.68 2.40 0.23 0.83 -0.05 

54. UNSP 

2018 0.15 0.11 1.03 -10.31 -0.34 

2019 0.24 0.11 0.90 -2.54 -0.06 

2020 0.33 0.06 0.14 -2.08 0.13 

55. UNVR 

2018 2.06 0.73 1.23 1.75 -0.19 

2019 2.08 0.65 1.40 2.91 -0.07 

2020 2.09 0.66 1.45 3.16 -0.13 

56. WAPO 

2018 3.40 3.25 0.02 0.17 0.08 

2019 2.13 1.96 -0.04 0.38 -0.15 

2020 2.45 2.91 -0.02 0.21 -0.07 

57. WICO 

2018 2.52 3.98 -0.08 0.39 0.11 

2019 2.67 1.53 -0.11 1.81 -0.11 

2020 4.57 1.33 -0.20 2.25 -0.17 

58. WIIM 

2018 1.12 5.92 0.05 0.25 -0.51 

2019 1.07 6.02 0.03 0.26 0.19 

2020 1.24 3.66 0.15 0.36 2.21 

 

Lampiran 5 

Hasil Uji Statistik Deskriptif Perusahaan Sektor Consumer Cyclicals 

 

Statistics 

 

TATO 

CYCLICALS 
CR CYCLICALS 

ROE 

CYCLICALS 

DER 

CYCLICALS 

RETURN 

SAHAM 

CYCLICALS 

N Valid 204 204 204 204 204 

Missing 0 0 0 0 0 

Mean .8383 2.5724 -.0390 1.8756 .0676 

Median .7400 1.6000 .0200 .7450 -.0700 

Mode 1.21 1.24a .00 .10a -.25a 

Std. Deviation .61760 2.67552 .41664 8.50532 .64502 

Minimum .00 .11 -3.77 -3.14 -.90 

Maximum 3.38 16.21 .78 114.29 3.98 

a. Multiple modes exist. The smallest value is shown 
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Lampiran 6 

Hasil Uji Statistik Deskriptif Perusahaan Sektor Consumer Non-Cyclicals 

 

Statistics 

 

TATO 

NONCYCLICALS 

CR 

NONCYCLICALS 

ROE 

NONCYCLICALS 

DER 

NONCYCLICALS 

RETURN 

SAHAM 

NONCYCLICALS 

N Valid 174 174 174 174 174 

Missing 0 0 0 0 0 

Mean 1.2722 2.2836 .0672 1.3452 .1406 

Median 1.1100 1.5150 .0850 .8700 -.0300 

Mode 1.46a .73 .15 .20 .07 

Std. Deviation .87971 2.11018 .35706 2.46476 1.56096 

Minimum .06 .06 -2.19 -10.31 -.79 

Maximum 4.57 13.27 1.45 23.42 20.06 

a. Multiple modes exist. The smallest value is shown 

 

 

 

 

Lampiran 7 

Hasil Uji Normalitas 

 

Tests of Normality 
 

SEKTOR 

Kolmogorov-Smirnova Shapiro-Wilk 
 

Statistic df Sig. Statistic df Sig. 

TATO CYCLICALS .088 204 .001 .918 204 .000 

NONCYCLICALS .088 174 .002 .924 174 .000 

CR CYCLICALS .224 204 .000 .716 204 .000 

NONCYCLICALS .184 174 .000 .729 174 .000 

ROE CYCLICALS .294 204 .000 .433 204 .000 

NONCYCLICALS .230 174 .000 .706 174 .000 

DER CYCLICALS .394 204 .000 .149 204 .000 

NONCYCLICALS .288 174 .000 .530 174 .000 

RETURN CYCLICALS .224 204 .000 .731 204 .000 

NONCYCLICALS .337 174 .000 .176 174 .000 

a. Lilliefors Significance Correction 
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Lampiran 8 

Hasil Uji Mann-Whitney 

 

 
 

 

Test Statisticsa 

 TATO CR ROE DER RETURN 

Mann-Whitney U 12438.500 17369.500 12842.000 16661.500 16164.500 

Wilcoxon W 33348.500 32594.500 33752.000 37571.500 37074.500 

Z -5.015 -.357 -4.635 -1.026 -1.496 

Asymp. Sig. (2-tailed) .000 .721 .000 .305 .135 

a. Grouping Variable: SEKTOR 

 

 

 




